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Abstract

Causal Abstraction (CA) theory provides a principled framework for relating causal models
that describe the same system at different levels of granularity while ensuring interventional
consistency between them. Recently, several approaches for learning CAs have been proposed,
but all assume fixed and well-specified exogenous distributions, making them vulnerable to
environmental shifts and misspecification. In this work, we address these limitations by
introducing the first class of distributionally robust CAs and their associated learning algorithms.
The latter cast robust causal abstraction learning as a constrained min-max optimization problem
with Wasserstein ambiguity sets. We provide theoretical results, for both empirical and Gaussian
environments, leading to principled selection of the level of robustness via the radius of these
sets. Furthermore, we present empirical evidence across different problems and CA learning
methods, demonstrating our framework’s robustness not only to environmental shifts but also to
structural model and intervention mapping misspecification.

1 Introduction

Causal reasoning provides the foundation for understanding and influencing complex systems: it enables us
to move beyond correlation to estimate the effects of interventions, simulate counterfactual scenarios, and
uncover the underlying mechanisms that drive a system’s behavior. These capabilities are crucial for supporting
out-of-distribution generalization and for developing interpretable, fair, and socially aligned machine learning
systems. The emerging field of Causal Representation Learning (CRL) [Schölkopf et al., 2021, Locatello et al.,
2019] aims to recover structured, latent representations that not only compress data but also retain the causal
features necessary for robust reasoning and decision-making. This challenge becomes even more apparent when
dealing with systems that naturally operate at multiple levels of abstraction, such as cells versus organs in biology,
neurons versus brain regions in neuroscience, or individual behaviors versus population dynamics in social
sciences, where causal relationships may manifest differently across scales. While fine-grained models are often
assumed to better reflect the underlying dynamics of a system because they are more expressive, they tend to be
opaque and computationally expensive. Conversely, more abstract models offer interpretability and efficiency, but
are faithful only if they preserve the causal semantics of the systems they simplify. This trade-off motivates the
need for consistent causal reasoning across abstraction levels in a principled way, allowing for reliable reasoning
and decision-making at both detailed and aggregate views of a system.
The theory of Causal Abstractions (CAs) addresses this challenge by formalizing causally consistent models at
different granularities and characterizing the abstraction maps that relate them. Two main theoretical frameworks
have shaped this space: τ -ω abstractions [Rubenstein et al., 2017, Beckers and Halpern, 2019], which define a
single mapping between model domains, and pR, a, αq abstractions [Rischel, 2020], which separate mappings
between variables and of their domains. Their relation has been recently analyzed in [Schooltink and Zennaro,
2025]. Recently, Causal Abstraction Learning (CAL) [Zennaro et al., 2022], the problem of learning abstraction
maps directly from data, has attracted growing attention as it enables cross-scale representation learning, evidence
synthesis from heterogeneous sources, and more efficient data collection and modeling.
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Figure 1: Left: Exact CAs assume a single environment P0pUq, robust CAs operate over a constrained subset
of relevant environments PmpUq, with 0 ď m ă 8, and uniform CAs across all possible environments P8pUq.
Right: CAL methods in relation to this structure. Our framework models environmental uncertainty using a
Wasserstein ball Bϵ, centered at the empirical joint environment {P0pUq. Prior methods correspond to ϵ “ 0,
implicitly assuming a fixed environment.

The first learning method was introduced by Zennaro et al. [2023] on the pR, a, αq-abstraction, followed by several
approaches, see Fig. 1, for learning approximate abstractions including clustering-based [D’Acunto et al., 2025,
Kekić et al., 2024, Xia and Bareinboim, 2024] and optimal transport ones [Felekis et al., 2024], along with diverse
CA and CAL applications, from climate modeling [Chalupka et al., 2017] to neural network interpretability
[Geiger et al., 2021], agent-based modeling [Dyer et al., 2024], multi-armed bandits [Zennaro et al., 2024], and
causal discovery [Massidda et al., 2024]. A key challenge in CAL is understanding how the environmental
conditions, i.e. the exogenous distributions under which an abstraction is learned, influence its generalization and
causal consistency properties. While exact abstractions Rubenstein et al. [2017], Rischel [2020] assume a fixed
environment, without explicitly addressing how the abstraction depends on it, Beckers and Halpern [2019] propose
a notion of abstraction uniformity that requires causal consistency to hold across all, infinitely many, environments,
see Fig. 1. The latter corresponds to an environment-independent mapping that captures a more fundamental
relationship between models, that of their respective deterministic parts, i.e. their causal bases (see Def. 2.1).
Although theoretically stronger, this notion of abstraction is computationally infeasible to learn, as it requires data
from infinitely many environments including ones that may be unattainable due to physical or practical constraints.
In this work, we address this challenge by introducing a framework of robust causal abstractions, which requires
causal consistency to hold not uniformly, but rather across a constrained set of relevant environments. This yields
a notion that is theoretically stronger than exact abstractions, capturing relationships at a more fundamental level,
while remaining more flexible and computationally tractable than uniform abstractions. Building on this, we
develop CAL algorithms that model uncertainty over the environments and learn robust CAs that remain consistent
under distributional shifts and environmental misspecification. Moreover, as we demonstrate, this robustness
extends to other forms of misspecification, including structural assumptions of the causal models and mapping
of their respective interventions. In the finite sample case, our approach links the level of modeled uncertainty
to the strength of the learned abstraction: the broader the ambiguity set, the more powerful the abstraction it
approximates. Overall, we make the following contributions:

• We introduce the first class of robust causal abstractions, called pρ, ιq-abstractions, that require consistency
across a constrained set of environments. This yields stronger abstractions than exact ones (fixed environment)
yet more realistic and tractable than uniform ones (all environments).

• We introduce Distributionally Robust Causal Abstractions (DiRoCA), the first framework for learning CAs
robust to distributional shifts and misspecifications in the underlying SCM environments. Our approach
formulates learning as a distributionally robust optimization (DRO) problem over a Wasserstein ambiguity
set, explicitly modeling environment uncertainty.

• We provide theoretical results for joint product measures under both Gaussian and empirical settings, to guide
the selection of the robustness parameter in our DRO setting.

• We demonstrate the effectiveness of DiRoCA across different problems and scenarios, consistently outper-
forming existing methods and baselines under environmental shifts, structural and intervention mapping
misspecifications.
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2 Background

Causal Models, Environments and Abstractions. We work with Pearl [2009]’s Structural Causal Models, where
each endogenous variable is a function of its direct causes and the exogenous noise.
Definition 2.1 (Structural Causal Model). A d-dimensional Structural Causal Models (SCM) is a pair Md –

pSd, ρdq, where Sd “ xX ,U ,Fy defines the deterministic causal basis, consisting of a set of d endogenous
variables X , a set of d exogenous variables U and a set of d structural functions F , each defining the value of
an endogenous variable as Xi “ fipPApXiq, Uiq @ i P rds, where PApXiq Ď X zXi denotes the set of parent
variables (direct causes) of Xi. The measure ρd, is a joint probability distribution over the exogenous variables U ,
called the environment of the SCM.
Causal Assumptions. We focus on Markovian SCMs, where the exogenous variables are jointly independent;
i.e. ρd “

śd
i“1 PpUiq, a property that entails several standard assumptions. Markovianity implies acyclicity,

so Md entails a directed acyclic graph (DAG) GMd where the nodes correspond to the endogenous variables
X and the edges are defined by the signature of the functions fi in F . We assume this graph is given. In
addition, due to acyclicity, the structural functions F can be recursively composed into a single deterministic map
g : domrUs Ñ domrX s, referred to as the mixing function of the model. This defines the SCM’s reduced form, in
which the endogenous variables are expressed purely as a function of the exogenous variables; i.e. X “ gpUq. The
induced distribution over X can then be expressed as: PMdpX q “ g#pρdq, where g# denotes the pushforward
measure, making explicit the generative process by which exogenous uncertainty propagates through the causal
model. It also implies causal sufficiency, meaning that there are no unobserved confounders. Furthermore, we
assume faithfulness, meaning that independencies in the data are captured in the graphical model. Finally, we focus
on Linear Additive Noise (LAN) models [Peters et al., 2016], a class of SCMs where the endogenous variables
satisfy X “ BJX ` U , with B P Rdˆd the weighted adjacency matrix of the causal DAG GMd and U a vector of
independent exogenous noise variables. Due to acyclicity, B can be permuted to an upper triangular form, yielding
the reduced form X “ M U , with M “ pId ´ Bq´1. The linear transformation, M is the mixing matrix, which
linearly maps the independent exogenous noise to the observed endogenous data.
Interventions. A key feature of SCMs is their ability to facilitate reasoning about interventions in a causal system.
For instance, an intervention ι “ dopA “ aq sets each variable Ai in A Ď X to a specific value ai, while allowing
the rest of the system to evolve as usual. Graphically, such an operation mutilates the DAG GMd by removing the
incoming edges to variables in A, yielding a new post-interventional SCM Md

ι and thus altering the distribution
of the remaining variables, giving rise to the interventional distribution PMd

ι
pX q “ PpX | dopA “ aqq. These

are called exact interventions, as they deterministically set a variable to a fixed value, fully overriding its causal
dependencies, leaving no residual influence.
Causal Abstractions. Causal Abstraction (CA) theory formalizes the relation between SCMs defined at different
levels of granularity by requiring interventional consistency between them. This enables flexible shifts in the level
of representation used for causal reasoning, depending on the specific inquiry or the nature of the available data.
Definition 2.2 ([Rubenstein et al., 2017]). Let SCMs Mℓ and Mh with fixed respective environments ρℓ,
ρh and intervention sets Iℓ, Ih and a surjective and order-preserving map ω : Iℓ Ñ Ih. An abstraction
τ : domrX ℓs Ñ domrX hs, with ℓ ě h, is called an exact transformation if:

τ#pPMℓ
ι
pX ℓqq “ PMh

ωpιq
pX hq, @ ι P Iℓ (1)

This is illustrated in Fig. 2 by comparing the green (intervene–then–abstract) and purple (abstract–then–intervene)
paths; their mismatch defines what is known as the abstraction error. We further formalize these concepts in the
next section.

3 Distributionally Robust Causal Abstractions

In this section, we introduce a new class of CAs that extends exact transformations by ensuring interventional
consistency of the two models across a set of environments, rather than just one. This formulation yields a dual
benefit: it defines a stronger notion of abstraction, and it enables robustness to misspecification and distributional
shifts when learning the abstraction from data.
The pρ, ιq-Causal Abstraction Framework. We explicitly model the uncertainty inherent in each SCM through
its corresponding environment: ρℓ for the low-level model Mℓ and ρh for the high-level model Mh. These
give rise to a joint environment ρ “ ρℓ b ρh, a product measure that captures the uncertainty across abstraction
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levels. Formally, ρ P PpUq, where U “ domrUℓs ˆ domrUhs denotes the product measure space of the
exogenous domains. In practice, the realization of certain environments is infeasible or unrealistic. Hence, we
introduce the notion of relevant environments, denoted Aℓ Ď PpUℓq and Ah Ď PpUhq for the low- and high-level
SCMs, respectively. Accordingly, we define the relevant joint environment space as A “ Aℓ b Ah, which
represents all joint distributions formed by pairing any ρℓ P Aℓ with any ρh P Ah. This mirrors the concept of
relevant interventions I that is a partially ordered set that restricts attention to interventions that are semantically
meaningful or practically implementable. Furthermore, to align interventions across abstraction levels, we assume
the existence of a surjective and order-preserving map ω : Iℓ Ñ Ih. To ensure consistent alignment of joint
interventions across levels, we define I “ tpι, ωpιqq | ι P Iℓu, pairing each low-level intervention with its
high-level counterpart. Finally, we define the abstraction context as the pair pA, Iq, which specifies the set of
interventions and environments over which an abstraction is evaluated. Building on this setup, we introduce a
refined notion of abstraction that operates on the reduced form of the SCM, making explicit the dependence of
the abstraction on both the environment spaces and the intervention sets associated with the low- and high-level
models.
Definition 3.1 (pρ, ιq-Abstraction). Let pA, Iq be an abstraction context, where Mℓ “ pSℓ, ρℓq, Mh “ pSh, ρhq

the low-level and high-level SCMs with ℓ ě h, and let gℓ and gh denote the respective mixing functions of their
reduced forms. Then a map τ : domrX ℓs Ñ domrX hs is called a pρ, ιq-abstraction if, for all ρ “ ρℓ b ρh P A
and for all ι “ pι, ωpιqq P I:

τ#
`

gℓ
ι#pρℓq

˘

“ gh
ωpιq#pρhq (2)

A pρ, ιq-abstraction ensures commutativity between interventions and abstractions under a given joint environment
ρ: (a) intervening via ι and then abstracting via τ yields the same result as (b) abstracting first and then intervening
via ωpιq for all ι P Iℓ. In general, we say that Mh and Mℓ are pρ, ιq-interventionally consistent if there exists
an abstraction context pA, Iq such that Eq. 2 holds. Furthermore, in this work, we focus on the case of linear
abstractions [Massidda et al., 2024], an important and well-behaved class of abstractions according to which
the abstraction map can be represented through a matrix T P Rhˆℓ and thus the map τ can be represented as a
matrix-vector multiplication τpxq “ Tx. Let Lι and Hωpιq be the linear transformations of the reduced forms gℓ

of Mℓ and gh of Mh for every intervention, then Eq. 2 becomes: TLιUℓ “ HωpιqUh.

ρℓ

ρh

PMℓ PMℓ
ι

PMh PMh
ωpιq

τ#pPMℓ
ι
q

bgℓ
# gℓ

ι#

gh
# gh

ωpιq#τ#
τ#

ι

ωpιq eρ,ιτ

Figure 2: Computation of the environment–intervention error. The joint environment ρ “ ρℓ b ρh captures
the combined uncertainty from the low- and high-level SCMs. By pushing forward these components through
the reduced forms gℓ and gh of the respective SCMs, we evaluate two interventional pathways: (a) apply an
intervention ι to Mℓ, then map the resulting distribution to the high-level space via τ# : τ#pPMℓ

ι
q; and (b)

first map Mℓ to Mh via τ#, then apply the corresponding intervention ωpιq: PMh
ωpιq

. The divergence DXh

between the resulting interventional distributions computes eρ,ιτ . Aggregating eρ,ιτ over an pA, Iq abstraction
context, recovers the pA, Iq–abstraction error (Eq. 3). If this is zero, the diagram commutes and τ defines a
τ–0–approximate abstraction.

Our pρ, ιq-framework generalizes and bridges prior notions of causal abstraction. Unlike exact transforma-
tions [Rubenstein et al., 2017], which assume consistency under some fixed (but unspecified) environment, and
uniform transformations [Beckers and Halpern, 2019], which require consistency across all environments, pρ, ιq
allows for a range of finite, plausible environments. This enables principled abstraction under realistic data
constraints. Further discussion on this is in Appendix A.1.
The pA, Iq–Abstraction Error. Def. 3.1 suggests a perfect form of abstraction where interventional consistency
holds exactly, implying that under a given abstraction context pA, Iq using the high-level model entails no loss in
predictive accuracy. However, in reality, such types of abstractions are rare. This stems in part from the very nature
of abstraction, which reduces the size of the representation by disregarding minor differences, often leading to
some degree of information loss. More importantly, in CAL, where the goal is to learn abstractions from data, all
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inferences are inherently approximate. Thus we need a notion of abstraction error [Beckers et al., 2020] tailored
to our framework. The core idea is to measure the discrepancy between the two sides of Eq. 2 while accounting for
the given context pA, Iq. To this end, we assume access to a metric over high-level interventional distributions,
which induces a discrepancy between SCMs via τ enabling approximate abstractions. Specifically, we introduce a
novel notion of abstraction error by aggregating over environments and interventions.
Definition 3.2. Let τ : domrX ℓs Ñ domrX hs be a map between the SCMs Mℓ and Mh, defined wrt an
abstraction context pA, Iq. Let also DXh be a discrepancy measure over high-level distributions, and q be a
distribution over interventions in Iℓ. We define the pA, Iq-Abstraction Error as:

eτ pMℓ,Mhq “ g
ρPA

h
ι„q

“

eρ,ιτ pMℓ,Mhq
‰

, (3)

where we define eρ,ιτ pMℓ,Mhq “ DXh

´

τ#pgℓ
ι#pρℓqq, gh

ωpιq#pρhq

¯

as the environment–intervention approxi-
mation error induced by τ for a fixed ρ P A and intervention ι P Iℓ.

The operators g and h aggregate the error over environments and interventions, respectively. Typically, prior
work has focused on a sub-case of Eq.3 where aggregation is performed only over interventions (h) either as an
expectation [Felekis et al., 2024, Dyer et al., 2024, Kekić et al., 2024] or as a supremum [Zennaro et al., 2023],
assuming a fixed environment. [Beckers et al., 2020] proposes a similar notion of abstraction error, though their
framework is defined under uniform abstractions and does not consider restrictions to subsets of the environment
space, as we do. We say that Mh is a approximate pρ, ιq-abstraction of Mℓ if eτ pMℓ,Mhq ą 0. A visual
representation of this approximation is illustrated in Fig. 2. The connection between Def. 3.2 and pρ, ιq-abstractions
now becomes apparent. In particular, when the total abstraction error vanishes for a given τ , the pushforward of
the low-level interventional distributions gℓ

ι#pρℓq through τ# matches the corresponding high-level ones gh
ωpιq#,

q-almost surely. Statement and proof of this in Proposition 1, Appendix A.4.

4 Learning Distributionally Robust Causal Abstractions

We learn robust causal abstractions when data is available from a single environment per SCM. Consider a pair
pMℓ,Mhq of SCMs and define their joint environment ρ as before, representing the unknown data-generating
process. We learn an abstraction map τ that reliably transforms low-level distributions into high-level ones, even
in the presence of distributional shifts or test-time noise. To address this, we build on Wasserstein Distributionally
Robust Optimization (DRO) [Kuhn et al., 2019], which provides robustness against distributional misspecification.
The standard objective is:

inf
xPX

sup
QPBε,pppPN q

Eξ„Qrfpx, ξqs, (4)

The goal is to minimize the worst-case expected loss fpx, ξq : Rn ˆ Ξ Ñ R, where x P Rn denotes a decision
variable, ξ P Ξ “ Rm a random vector representing uncertain data, over a set of plausible distributions, called the
ambiguity set. In our setting, the loss is the environment-intervention error eρ,ιτ pMℓ,Mhq, the decision variable
is τ , and we minimize the worst-case abstraction error over a 2-Wasserstein product ambiguity set centered at the
empirical joint environment pρ with radius ϵ. More details on DRO are provided in Appendix A.3.
Environmental Robustness via pρ, ιq-Abstractions. We introduce distributional robustness by setting the
aggregation function g in Eq. 3 over the environments to a supremum, and for computational practicality, the
aggregation function h over the interventions to an expectation. Following the DRO paradigm, and since we
assume access to a single environment from each SCM, we substitute PpAq with a joint ambiguity set over the low-
and high-level environments to incorporate distributional uncertainty in a principled way using a 2-Wasserstein
product ball centered at the empirical joint environment pρ. We denote this ambiguity set by Bϵ,2ppρq, which
contains all the environments that lie within a radius ϵ, determined by the individual radii εℓ and εh, from the
nominal empirical components. Formally, it is given by:

Bϵ,2ppρq :“ Bεℓ,2p pρℓq ˆ Bεh,2pxρhq, (5)

where Bεd,2p pρdq “

!

ρ P PpUdq : W2pρ, pρdq ď εd

)

for d P tℓ, hu, is a 2-Wasserstein ball centered at pρd. The
radius εd controls the robustness level: larger values provide protection against broader shifts but may yield
more conservative solutions. Each marginal Wasserstein ball bounds the allowable deviation from the empirical
environment for each SCM. As we have sample access to the endogenous variables, we estimate the exogenous
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environments via abduction by inverting the reduced form of the SCM, denoted as pgd
#q´1. In the case of LAN

models, if the structural functions are known, this inversion is exact; else, they must be inferred, and the abduction
step recovers an approximate exogenous distribution. The role of the joint ambiguity set Bϵ,2ppρq is to identify the
worst-case joint environment ρ‹ “ ρℓ‹ b ρh‹ within the product ball that maximizes the abstraction error. This
captures the most adversarial shift consistent with the estimation error. The full construction process is illustrated
in Fig. 5 of Appendix A.5 for the case of independently sampled environments.
The DiRoCA Objective. Our objective is to learn a linear abstraction map τ , that remains reliable across all
shifts inside the 2-Wasserstein product ambiguity set Bϵ,pppρq. Assuming access to an abstraction context pA, Iq

and a divergence measure DXh over high-level interventional distributions, we define the distributionally robust
causal abstraction learning objective as follows:

min
TPRhˆℓ

sup
ρPBϵ,pp pρq

E
ι„q

“

eρ,ιτ pMℓ,Mhq
‰

(6)

where T P Rhˆℓ denotes the class of linear abstraction maps τ , and eρ,ιτ p¨, ¨q is the environment–intervention error.
This objective seeks the linear abstraction map that minimizes the worst-case expected abstraction error over the
joint ambiguity set, ensuring robustness to distributional shifts.
Remark 1. The robustness radius ϵ provides a natural interpolation between prior causal abstraction frameworks.
As ϵ Ñ 0, the DiRoCA objective recovers a pτ, ωq-transformation, optimized solely for the empirical environment
pρ. Conversely, as ϵ Ñ 8, DiRoCA seeks robustness over all possible environments, resulting in a stronger
abstraction and approximates a uniform transformation. Thus, both pτ, ωq and uniform transformations arise as
special cases of our framework, which flexibly interpolates between these extremes depending on the desired level
of robustness.

Concentration guarantees for the joint environment. Our theoretical results below show that in both a Gaussian
and empirical setting, the true joint environment ρ lies within a 2-Wasserstein product ball centered at pρ with
high probability for an appropriate radius ϵ. This result offers a principled way to set the robustness parameter ϵ
to ensure the ambiguity set reliably covers the true environment, thus justifying our distributionally robust CA
objective for independent environments.
Assumption 1. For d P tℓ, hu, ρd is a light-tailed environment; i.e. there exist constants α ą 0 and A ą 0 such
that Eρd

rexp p}ξ}α2 qs ď A, where ξ „ ρd.

Theorem 1 (Gaussian ρ-Concentration). Let ρℓ „ N pµℓ,Σℓq and ρh „ N pµh,Σhq, under Assumption 1, let pρℓ

and xρh from Nℓ and Nh i.i.d. samples. Also, let ρ :“ ρℓ b ρh and pρ :“ pρℓ b xρh. Then, for d P tℓ, hu, there exist
constants cd ą 0, depending only on the individual d-environment and confidence levels ηd, such that @δ P p0, 1s,
with δ “ 1 ´ p1 ´ ηℓqp1 ´ ηhq:

P rW2pρ, pρq ď ϵs ě 1 ´ δ, @ ϵ ě

d

ˆ

logpcℓ{ηℓq
?
Nℓ

˙2

`

ˆ

logpch{ηhq
?
Nh

˙2

Theorem 2 (Empirical ρ-Concentration). Let pρℓ and xρh empirical distributions, under Assumption 1, from
Nℓ and Nh i.i.d. samples, with ρ :“ ρℓ b ρh, pρ :“ pρℓ b xρh. Then, for d P tℓ, hu, there exist constants
cd,1, cd,2 ą 0, depending only on the individual d-environment and confidence levels ηd, such that @δ P p0, 1s,
with δ “ 1 ´ p1 ´ ηℓqp1 ´ ηhq, for Ndpc, ηq “ logpcd,1{ηq{cd,2, if we set:

ε̃d “

ˆ

logpcd,1{ηq

cd,2Nd

˙mint1{d,1{2u

if Nd ě Ndpc, ηq, or
ˆ

logpcd,1{ηq

cd,2Nd

˙1{αd

otherwise,

ùñ P rW2pρ, pρq ď ϵs ě 1 ´ δ, @ ϵ ě

b

ε̃ℓ
2

` ε̃h
2

These concentration bounds for CA show how the robustness radius ϵ contracts with sample size to ensure
high probability coverage of the true environment. In particular, ϵ “ O

`

N´1{d
˘

for dimension d ą 2, where
N “ minpNℓ, Nhq and d “ max pℓ, hq. Under finite sample, setting ϵ ą 0 yields a stronger abstraction, valid
over the entire Wasserstein ball. Proofs in Appendix A.4.
Remark 2. These results assume known coefficients for exact abduction of pρ. When these are estimated, the
nominal environment may deviate from the true; nevertheless, as the sample size increases, the approximation
improves, and the concentration bounds remain asymptotically valid.
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Optimization. We now demonstrate how to solve the robust causal abstraction problem under the model-based
(Gaussian) and model-free (empirical) formulations introduced earlier. In both cases, the problem is
cast as a min–max optimization between the abstraction map τ and the worst-case distributions over a
Wasserstein ambiguity set, adapted to the available information. In the Gaussian setting, leveraging the
fact that reduced-form solutions in Linear Additive Noise models (LANs) preserve Gaussianity under linear
transformations, the pushforward distributions remain Gaussians under T. The DRO objective then admits a
closed-form expression using the 2-Wasserstein distance between Gaussians, known as the Gelbrich distance:
}µ1 ´ µ2}2 ` TrpΣ1q ` TrpΣ2q ´ 2Tr

´

pΣ
1{2
1 Σ2Σ

1{2
1 q1{2

¯

, and the objective becomes:

F pT,ρq :“ Eι„q

”

W2
2

´

N pTLιµ
ℓ, TLιΣ

ℓLJ
ι TJ

q, N pHωpιqµ
h, HωpιqΣ

hHJ
ωpιqq

¯ı

, (7)

where N pµℓ,Σℓq „ ρℓ and N pµh,Σhq „ ρh are the low- and high-level marginals of the joint environment
ρ “ ρℓ b ρh, with ρ P Bϵ,2ppρq. We relax the non-smooth term in the Gelbrich distance using a variational upper
bound (see Appendix A.8) and optimize the resulting objective via a proximal gradient ascent–descent scheme. A
visual comparison of the initial empirical distributions and the final worst-case distributions found by our algorithm
is provided in Appendix A.8 (Figures 18a and 18b). In the empirical setting, where only samples are available, we
define the robust objective via perturbed empirical distributions. Specifically, we introduce perturbation matrices
Θd P RNdˆd over the empirical exogenous samples and define ρdpΘdq “ 1

Nd

řNd

i“1 δpui`θi . The objective is the
squared Frobenius discrepancy between the perturbed distributions of the SCMs:

F pT,ρq :“ Eι„q

„

›

›

›
T LιpU

ℓ
`Θℓq ´ HωpιqpUh

`Θhq

›

›

›

2

F

ȷ

(8)

The perturbations capture adversarial shifts around the nominal distributions and a reparameterization of the
Wasserstein ambiguity sets reduces them to constrained Frobenius norm balls [Kuhn et al., 2019]: }Θd}F ď ρd

?
Nd.

We solve this via alternating projected gradient descent. The general optimization procedure can be seen in Alg. 1
and applies whether structural functions are known or not, with the latter requiring an additional estimation step
via linear regression. Further details in Appendix A.8.

Algorithm 1 DiRoCA. See Alg. 2 and Alg. 3 for Gaussian and empirical instantiations.

1: Input: Iℓ, Iℓ, ω,PMℓ
ι
pX ℓq,PMh

ωpιq
pX hq, @ι P Iℓ

2: pρℓ,xρh Ð pgℓ
#pPMℓqq´1, pgh

#pPMhqq´1 Ź Get environments via abduction
3: Bϵ,pppρq Ð pρ “ ρℓ b ρh and ϵ from Theorem 1, 2
4: Initialize: Tp0q, ρp0q, F p¨, ¨q from Eq. 7, 8
5: repeat until convergence:
6: ρpt`1q Ð argmaxρPBϵ,pp pρq F pTptq, ρq Ź Update worst-case environment
7: Tpt`1q

Ð argminτ F pT, ρpt`1qq Ź Update abstraction map
8: return: T‹

P Rhˆℓ, ρ‹

5 Experimental Results

We examine DiRoCA’s performance versus prior art across problems, misspecification levels, and distributional
shifts. Further results, evaluation details, and a roadmap of experiments can be found in Appendix A.7. The code
for all experiments is publicly accessible1.
Overview. We denote our method as DiRoCAεℓ,εh to emphasize the robustness parameters that define the radius ϵ
of the joint ambiguity set that was used during training. Also, DiRoCAε‹

ℓ ,ε
‹
h

denotes the method trained with
robustness radii set to the theoretical lower bounds derived from Theorems 1, 2. We evaluate its performance
across Gaussian and empirical environments based on the empirical approximation of the pA, Iq-abstraction error
from Eq. (3) for g, h both instantiated as the expected value pEq, the distance metric DXh is the 2-Wasserstein
distance for the Gaussian setting or the Frobenius distance for the empirical setting, and report µ ˘ σ abstraction
error (p ě 0.05, paired t-test). For all experiments, we evaluate performance using a k-fold cross-validation
scheme (with k “ 5). We assume access to the structural functions and the sets of discrete interventions for both
the low- and high-level models alongside their mapping ω.

1DiRoCA public codebase

7

https://github.com/yfelekis/DiRoCA.git


Distributionally Robust Causal Abstractions

Data and Methods. We work with the following datasets: (a) Simple Lung Cancer (SLC): A low-level SCM with
a causal chain structure (ℓ “ 3) in which the abstracted model (h “ 2) removes a mediator node and (b) Linear
LiLUCAS: A linearized version of the LUng CAncer Simple, a higher dimensional benchmark (ℓ “ 6, h “ 3) that
simulates realistic causal relationships in lung cancer diagnosis. A complete description of them can be found in
Appendix A.6. Furthermore, we compare DiRoCA against the following methods: (a) Barypτ,ωq, a variation of the
BaryOT of [Felekis et al., 2024] which computes the Wasserstein barycenters of the interventional distributions at
both abstraction levels and learns a mapping between them; (b) Gradpτ,ωq that ignores environmental uncertainty
and approximates a pτ, ωq transformation via gradient descent; corresponding to DiRoCA0,0 as discussed in
Remark 1 and for the empirical setting we also compare against (c) Abs-LiNGAM [Massidda et al., 2024], that
estimates the abstraction map from observational data by solving a least squares problem between low- and
high-level samples. We evaluate both variants proposed in the original work: the perfect (AbsLinp) and noisy
(AbsLinn) abstraction learning variants.
Evaluation. We perform a robustness analysis using a unified evaluation framework based on the Huber
contamination model. This is applied to the held-out test set for each of the k cross-validation folds, controlled by
two key parameters: the contamination fraction α P r0, 1s, which controls the prevalence of shifted samples, and
the contamination strength σ̃, which controls the magnitude of their shift. Each test set consists of a collection
of paired, clean endogenous datasets corresponding to each intervention tpXℓ

ι , X
h
ωpιqquιPIℓ

P RNℓ
testˆℓ ˆ RNh

testˆh.
For each intervention ι, we first generate a noisy version of the data, X̃ℓ

ι by applying an additive stochastic shift to
the clean data. This is achieved by creating a noise matrix N P RNℓ

testˆℓ, where each row ni „ N p0, σ̃2 ¨ Iq is an
independent sample from a zero-mean Gaussian distribution with a scaled covariance and thus, X̃ℓ

ι “ Xℓ
ι ` N.

While we focus on Gaussian shifts in the main text for clarity, we present analogous results for Student-t and
Exponential noise distributions in Appendix A.7. The final contaminated test sets, X̄ℓ

ι for every ι P Iℓ, are then
formed as a convex combination:

X̄ℓ
ι “ p1 ´ αqXℓ

ι ` αX̃ℓ
ι , (9)

An analogous process applies for the high-level data. While our method is designed for robustness to shifts in the
exogenous environments, we contaminate the endogenous samples directly. In LAN models, this serves as a direct
and computationally efficient proxy, as any additive shift in the exogenous space propagates linearly to an additive
shift in the endogenous space. The final performance metric is the expected abstraction error 2, averaged over
cross-validation folds, random samples for each noise configuration, and all interventions.
Analysis. We first evaluate all methods under the two extremal settings of our framework: the clean data case,
of α “ 0, and the fully noisy case, of α “ 1 with a fixed σ̃, with results summarized in Table 1. The results
consistently demonstrate the value of our robust optimization framework. For clarity of presentation in the main text,
we feature the theoretically derived lower bound radius setting DiRoCAε‹

ℓ ,ε
‹
h

and the consistently well-performing
DiRoCA2,2 and DiRoCA4,4, while full results for more robustness radii are provided in Appendix A.7.
The α “ 0 setting reveals a nuanced trade-off between standard and robust optimization where the non-robust
Gradpτ,ωq achieves the lowest error across baselines. This highlights the cost of robustness: on a clean test dataset,
the adversarial training of DiRoCA can be overly conservative. Contrarily, under the α “ 1 case where we fix
a σ̃ and apply it to all endogenous samples, DiRoCA demonstrates superior performance across both settings
and datasets, achieving a significantly lower abstraction error than all baselines by yielding more generalizable
solutions. This validates our central hypothesis that explicitly accounting for environmental uncertainty during
training yields abstractions that are substantially more robust to distributional shifts. To understand the intermediate
behavior, we analyze the performance as the fraction of outliers α increases, while holding the noise intensity
fixed and vice versa. The results for the SLC and LiLUCAS experiments are shown in Figure 3 and Figure 4
and the ones including all the different DiRoCA variants in Appendix A.7 (Figures 10, 11). The plots clearly
illustrate that the robust DiRoCA variant maintains a lower abstraction error as the data becomes more corrupted
or more noise is introduced. At low contamination levels (α « 0), non-robust methods like Gradpτ,ωq are
outperforming DiRoCA variants; however, their error grows sharply as the number of shifted samples or noise
increases. Barypτ,ωq achieves intermediate performance, benefiting from a degree of robustness by aggregating
interventions via Wasserstein barycenters, but lacking the explicit adversarial training of DiRoCA to guard against
worst-case shifts. Notably, the AbsLin baselines underperform overall due to their reliance on observational data
and lack of robustness mechanisms. The perfect variant (AbsLinp) fits better under the α “ 0 case but breaks
under distribution shift, while the noisy variant (AbsLinn) generalizes slightly better at the α “ 1 case thanks to its
built-in sparsity regularization. This confirms that their optimization, which is tailored to the clean training data,

2In the Gaussian setting, for each dataset X , we first estimate its empirical mean µ̂ and covariance Σ̂. The Wasserstein
distance is then computed between the Gaussian distributions N pµ̂, Σ̂q defined by these estimates.
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Table 1: Abstraction error and std under α “ 0 and α “ 1 for SLC and LiLUCAS. Top: Gaussian setting with
pε‹

ℓ , ε
‹
hq “ p0.11, 0.11q. Bottom: Empirical setting with pε‹

ℓ , ε
‹
hq “ p0.10, 0.03q

Method α “ 0 α “ 1 α “ 0 α “ 1

SLC LiLUCAS
Gaussian

Barypτ,ωq 2.63 ˘ 0.01 8.43 ˘ 0.01 5.75 ˘ 0.01 55.11 ˘ 0.02
Gradpτ,ωq 1.25 ˘ 0.01 6.74 ˘ 0.00 5.45 ˘ 0.02 64.73 ˘ 0.03
DiRoCAε‹

ℓ ,ε
‹
h

2.67 ˘ 0.02 11.28 ˘ 0.01 5.86 ˘ 0.01 61.86 ˘ 0.02
DiRoCA2,2 1.74 ˘ 0.01 2.37 ˘ 0.01 5.53 ˘ 0.03 25.79 ˘ 0.01
DiRoCA4,4 1.90 ˘ 0.01 2.59 ˘ 0.01 6.81 ˘ 0.03 22.99 ˘ 0.01

Empirical
Barypτ,ωq 86.46 ˘ 0.15 650.33 ˘ 0.69 561.19 ˘ 3.49 3804.18 ˘ 4.39
Gradpτ,ωq 57.04 ˘ 0.28 392.95 ˘ 0.30 309.82 ˘ 1.71 1290.65 ˘ 1.52
AbsLinp 89.29 ˘ 0.24 678.89 ˘ 0.71 399.21 ˘ 1.63 2189.48 ˘ 2.15
AbsLinn 91.67 ˘ 0.29 640.45 ˘ 0.68 354.31 ˘ 1.46 1878.96 ˘ 1.55
DiRoCAε‹

ℓ ,ε
‹
h

88.39 ˘ 0.14 674.40 ˘ 0.74 470.13 ˘ 3.65 2928.40 ˘ 3.41
DiRoCA2,2 58.86 ˘ 1.26 357.93 ˘ 1.72 315.21 ˘ 7.93 1102.80 ˘ 18.15
DiRoCA4,4 58.87 ˘ 1.25 357.93 ˘ 1.72 311.19 ˘ 8.01 981.61 ˘ 18.29

fails to generalize when the test distribution is contaminated. The respective analysis for Student-t and Exponential
noise can be found in Appendix A.7.

Figure 3: Robustness to outlier fraction (α) on the SLC (top) and LiLUCAS (bottom) experiments for the Gaussian
(left) and Empirical (right) settings. The evaluation is performed at a fixed Gaussian noise intensity (σ̃ “ 5.0 for
SLC and σ̃ “ 10.0 for LiLUCAS). DiRoCA, especially with tuned ambiguity radius, achieves consistently lower
abstraction error as the proportion of outlier environments increases, while non-robust methods degrade.

Beyond Environmental Robustness. We also test robustness to violations of core modeling assumptions such
as (i) linearity of structural functions (F-misspecification), and (ii) correctness of the intervention mapping ω
(ω-misspecification). For F-misspecification, we evaluate our linearly-trained models on new test data generated
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Figure 4: Robustness to Gaussian noise intensity (σ̃) on the SLC (top) and LiLUCAS (bottom) experiments for
the Gaussian (left) and Empirical (right) settings. The evaluation is performed at a fixed outlier fraction of α “ 1.0
(fully noisy data). DiRoCA achieves consistently lower abstraction error as the proportion of noise intensity
increases.

from SCMs with non-linear structural equations. These misspecified SCMs share the same causal graph and
environments as those used during training, but the structural equation for each variable is non-linear, controlled
by a strength parameter k P R. For ω-misspecification, we contaminate the ground-truth ω map by reassigning a
subset of low-level interventions to different high-level ones of the same complexity (same number of variables),
thereby preserving intervention dose while introducing realistic mapping errors. An explanation of both processes
can be found in Appendix A.7. In Table 2 we present the results for both the Gaussian and empirical settings of
LiLUCAs while the ones of SLC are presented in Appendix A.7. We report the mean and standard deviation of the
abstraction error across 100 random trials. For F -misspecification, we report the results for the simplest scenario
where k “ 1 using a sinusoidal (sin) structural function. For a more comprehensive view, full robustness curves
illustrating the abstraction error as a function of the non-linearity strength k for both sin and hyperbolic tangent
(tanh) functions can be found in Figures 12 and 13 of Appendix A.7. Under both misspecification types, the
tuned DiRoCA variants consistently outperform all baselines. Specifically, DiRoCA2,2 attains the lowest error in
the Gaussian setting, while DiRoCA4,4 is the best in the empirical regime. These improvements hold under both
misspecification types, demonstrating robustness beyond environmental shifts. This arises from the core min-max
design of DiRoCA. Optimizing against worst-case distributions within an ambiguity set over the joint environment
seems to act as a powerful implicit regularizer. By leveraging the linearity of the SCMs, the algorithm effectively
propagates uncertainty from the environment through the system’s reduced form to the endogenous level. This
process forces the learned abstraction to become resilient to not only environmental shifts but also to violations of
the model’s own structural assumptions, such as errors in the functional form or the intervention mapping.

6 Conclusion

We introduced a new class of pρ, ιq-abstractions that ensure interventional consistency across a relevant set of
environments. This framework yields robust abstractions that go beyond the limitations of exact abstractions
while remaining more tractable than uniform ones. Building on this foundation, we developed the first robust
Causal Abstraction Learning (CAL) methods, DiRoCA, which explicitly account for distributional shifts and
misspecification of SCM environments by formulating the problem as a Wasserstein DRO. Our theoretical results
extend DRO concentration bounds in the CA setting for the true joint environment under both Gaussian and
empirical settings. This provides principled guidance for selecting robustness levels, which also serve as a natural
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Table 2: Average abstraction error (mean ˘σ) under model F-misspecification (left) and intervention mapping
ω-misspecification for both the Gaussian with pε‹

ℓ , ε
‹
hq “ p0.11, 0.11q and empirical with pε‹

ℓ , ε
‹
hq “ p0.10, 0.03q

setting of LiLUCAS.

Method F-misspecification ω-misspecification
Gaussian Empirical Gaussian Empirical

Barypτ,ωq 4.25 ˘ 0.01 578.80 ˘ 1.25 5.86 ˘ 0.03 548.55 ˘ 2.48
Gradpτ,ωq 5.86 ˘ 0.03 338.74 ˘ 1.01 5.63 ˘ 0.03 305.46 ˘ 1.31
AbsLinp n/a 430.34 ˘ 1.24 n/a 414.62 ˘ 1.09
AbsLinn n/a 381.32 ˘ 1.92 n/a 359.45 ˘ 1.44
DiRoCAε‹

ℓ ,ε
‹
h

6.01 ˘ 0.03 500.10 ˘ 1.44 6.08 ˘ 0.03 459.06 ˘ 2.80
DiRoCA2,2 3.99 ˘ 0.03 333.02 ˘ 9.86 5.55 ˘ 0.03 308.52 ˘ 8.54
DiRoCA4,4 4.63 ˘ 0.03 327.42 ˘ 9.15 6.86 ˘ 0.02 304.11 ˘ 7.76

measure of abstraction strength. Experiments across different problems and prior art demonstrated a consistently
lower abstraction error under both distributional shifts and structural misspecification. Notably, we observe that
robustness to environmental shifts often induces resilience to broader sources of misspecification, such as imperfect
structural assumptions or intervention mappings. The current framework is limited to linear abstractions, depends
on reduced-form inversion, and assumes access to both a known intervention map and the true causal DAGs or an
accurate estimate via causal discovery. These present challenges that we aim to address in future work.
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A Supplemental material

A.1 Relation to existing CA frameworks.

Fig. 1 provides an overview of how existing causal abstraction (CA) frameworks and learning methods differ in
their treatment of environmental variability. The left panel organizes CA frameworks by the subset of the joint
environment space PpUq over which they require interventional consistency.
The pρ, ιq framework differs from the exact transformation formulation of Rubenstein et al. [2017], and the
pR, a, αq of Rischel [2020], both of which implicitly assume a fixed environment pP0pUqq without addressing how
it constrains or influences the abstraction. As a result, these frameworks may yield ill-defined forms of abstractions
when applied beyond that fixed setting, as also noted by Beckers and Halpern [2019], limiting their practical utility.
Our notion of pρ, ιq-abstractions also differs from the uniform transformations introduced by Beckers and Halpern
[2019], which requires interventional consistency to hold across all possible pairs of environments pP8pUqq. By
design, uniform transformations are environment-independent: they relate the deterministic components of the
SCMs; i.e., their deterministic causal bases without regard to the specific distributions that generate observational
data. While uniform abstractions offer a theoretically stronger and philosophically valid notion of abstraction,
they are practically infeasible to learn, as they assume access to an unbounded number of environments, many of
which may be inaccessible due to physical, data, or knowledge constraints. The pρ, ιq framework strikes a middle
ground: it preserves the formal rigor of exact abstractions while remaining flexible and computationally tractable
under real-world distributional limitations by requiring consistency over a constrained relevant subset PmpUq,
with 0 ď m ă 8. Just as the notion of relevant interventions restricts attention to those that can be meaningfully
abstracted and implemented at the high level, we similarly constrain focus to environments that are plausible or
meaningful within a given setting. Together, these relevant environments and interventions define the abstraction
context, which determines the domain over which causal consistency is required.
As discussed, when exact abstractions are not achievable, consistency between models is relaxed to be approximate.
However, in the CAL literature, various formulations of abstraction error (Eq. 3) have been proposed. The
divergence term DXh has been instantiated using either the Jensen–Shannon divergence [Zennaro et al., 2023,
2024] or the KL divergence [Dyer et al., 2024, Kekić et al., 2024, D’Acunto et al., 2025]. Regarding the
aggregation function h, initial frameworks adopted the maximum over interventions [Beckers et al., 2020, Rischel
and Weichwald, 2021], a choice followed by many subsequent CAL works [Zennaro et al., 2023, 2024], while later
approaches also considered the expectation over the intervention set [Felekis et al., 2024, Dyer et al., 2024, Kekić
et al., 2024]. Note that, especially in policy-making scenarios, some interventions matter more than others due to
factors like the likelihood of implementation or cost, reflecting an implicit weighting over the intervention set.
While prior works such as [Felekis et al., 2024, Dyer et al., 2024] assume this distribution to be uniform, assigning
equal weight to all interventions, it can be adapted to reflect practical priorities or domain-specific preferences.
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As for the aggregation function g, no prior CAL framework has explicitly addressed variability across environments
of the two SCMs. The closest suggestion came from Beckers et al. [2020], who, within the setting of uniform
abstractions, proposed taking an expectation over exogenous samples of the low-level model. Crucially, they
showed the existence of a deterministic map τU that maps low-level exogenous variables into their high-level
counterparts. This result relies on a strong assumption, induced by the uniformity property: for any low-level
exogenous sample, one can define an environment assigning it probability one, and deterministically map it to
the high level (see Appendix, Theorem 3.6 in [Beckers et al., 2020]). Their definition further aggregates over
these τU maps via a minimum operator. In contrast, our approach does not assume the existence of a deterministic
map across environments. Instead, we treat each environment independently, adopting a data-driven formulation
avoiding potentially restrictive assumptions or optimality conditions imposed by a global minimum. That said,
since we work with probability measures rather than individual samples, we can always estimate the pushforward
of a function, even when its deterministic form is not recoverable. At best, we can approximate a stochastic map
derived from the pushforward. In other words, we can always learn a measure-preserving map τU# : ρℓ Ñ ρh,
though not necessarily the underlying function τU . Of course, computing the pushforward measure comes at a cost:
it may be complex, computationally expensive, or difficult to work with. This cost could potentially be interpreted
as a form of information loss, an idea further explored in [Fullwood and Parzygnat, 2021].
Regarding the task of CAL, the right panel of Fig. 1 aligns learning methods with their underlying environmental
assumptions. Prior CAL approaches operate in the ϵ “ 0 regime, implicitly assuming a fixed environment,
performing learning under varying settings and assumptions. In contrast, our method introduces a robustness
parameter 0 ď ϵ ă 8 and explicitly models environmental uncertainty using a Wasserstein ball Bϵ centered at the
empirical joint environment, enabling generalization to distributional shifts and misspecification within a range
controlled by ϵ.

A.2 The Wasserstein Distance

The Wasserstein distance strongly relates to the theory of optimal transport [Villani et al., 2009], [Peyré et al.,
2019], which seeks to find the most efficient way of transforming one probability distribution to another. In the
classical Monge formulation [Monge, 1781], the goal is to find a deterministic map T : Rn Ñ Rn that pushes a
source measure µ onto a target measure ν, while minimizing the expected cost of transport, typically taken as
the squared Euclidean distance }x ´ T pxq}22. However, the Monge problem is highly non-convex and may not
admit solutions in general. To address these difficulties, Kantorovich [1942] proposed a relaxation, allowing for
couplings, these are joint distributions π on Rn ˆ Rn with marginals µ and ν instead of deterministic maps.
The W2 Wasserstein distance between two probability measures µ and ν on Rn is then defined as the minimal
expected squared cost over all such couplings:

W2pµ, νq :“ inf
πPΠpµ,νq

`

EpX,Y q„π}X ´ Y }22

˘1{2
, (10)

where Πpµ, νq denotes the set of all couplings with marginals µ and ν. Intuitively, W2pµ, νq measures the least
amount of effort required to convert µ into ν under a given transport cost.

Wasserstein Distance between Gaussians. When µ and ν are multivariate Gaussians N pm1,Σ1q and
N pm2,Σ2q, the 2-Wasserstein distance admits a closed-form expression [Givens and Shortt, 1984]:

W2 pN pm1,Σ1q,N pm2,Σ2qq “

d

}m1 ´ m2}22 ` Tr

ˆ

Σ1 ` Σ2 ´ 2
´

Σ
1{2
1 Σ2Σ

1{2
1

¯1{2
˙

(11)

The squared W2 is also known as the Gelbrich distance [Gelbrich, 1990], and it captures both the displacement
between the means and the discrepancy between the covariances. In particular, when the covariance matrices
commute, the trace term simplifies to the squared Frobenius norm between their matrix square roots.

Optimal Transport Map between Gaussians. When µ “ N pm1,Σ1q and ν “ N pm2,Σ2q are two Gaussian
measures on Rn, the optimal transport map T : Rn Ñ Rn pushing µ to ν under the W2 distance is affine and given
by [Knott and Smith, 1984]:

T pxq “ m2 ` Apx ´ m1q, (12)
where the matrix A is symmetric positive definite and is equal to:

A “ Σ
1{2
2

´

Σ
1{2
2 Σ1Σ

1{2
2

¯´1{2

Σ
1{2
2 . (13)
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This map is the gradient of a convex function, and is therefore the unique optimal transport map up to sets of
µ-measure zero3, by Brenier’s theorem [Brenier, 1991]. Moreover, it satisfies the relation

T7µ “ ν, (14)

meaning that the pushforward of µ under T is exactly ν.

Wasserstein Barycenters. The Wasserstein barycenter [Agueh and Carlier, 2011] provides a principled way
to aggregate a collection of probability distributions into a single representative distribution by minimizing the
average squared Wasserstein distance to the given distributions. Given a set of probability measures tνjunj“1

and associated weights tλjunj“1 with λj ą 0 and
řn

j“1 λj “ 1, the Wasserstein barycenter ν‹ is defined as the
solution of the following problem:

ν‹ “ argmin
ν

n
ÿ

j“1

λjW
2
2 pν, νjq, (15)

where W2p¨, ¨q denotes the 2-Wasserstein distance between probability measures. In the special case where all
νj are multivariate Gaussians N pµj ,Σjq, it can be shown that the barycenter ν‹ is also a Gaussian N pµ‹,Σ‹q,
where the mean µ‹ is the weighted average:

µ‹ “

n
ÿ

j“1

λjµj (16)

and the covariance Σ‹ solves the fixed-point equation [Álvarez Esteban et al., 2016]:

Σ‹ “

n
ÿ

j“1

λj

´

Σ‹1{2ΣjΣ
‹1{2

¯1{2

. (17)

Here, the square roots are matrix square roots, and the equation is understood in the positive semidefinite sense.

A.3 Distributionally Robust Optimization (DRO)

Distributionally Robust Optimization (DRO) is a mathematical framework for decision-making under uncertainty,
designed to hedge against model misspecification and distributional shifts [Kuhn et al., 2019]. Instead of optimizing
performance with respect to a single estimated distribution, DRO considers a set of plausible distributions, called
the ambiguity set, and seeks solutions that minimize the worst-case expected loss across this set.
Formulation: Let x P Rn denote a decision variable, ξ P Ξ “ Rm a random vector representing uncertain data,
and fpx, ξq : Rn ˆ Ξ Ñ R a loss function. The standard Wasserstein DRO objective is to solve:

inf
xPX

sup
QPBε,pppPN q

Eξ„Qrfpx, ξqs, (18)

where pPN is a nominal distribution estimated from data, and Bε,pppPN q denotes a Wasserstein ball of radius ε
centered at pPN :

Bε,pppPN q “

!

Q P PpΞq : WppQ, pPN q ď ε
)

. (19)

The radius ε controls the size of the ambiguity set and reflects the desired level of robustness: a larger ε allows
for greater deviations from the nominal distribution (increasing robustness), while a smaller ε yields tighter but
potentially less robust decisions. Below, we present two formulations of DRO that are relevant to our work: (a)
Elliptical DRO, which leverages moment-based structural assumptions; and (b) Empirical DRO, which builds
ambiguity sets directly from the empirical data distribution.

Elliptical DRO. Elliptical DRO leverages structural assumptions by modeling the data distribution as belonging
to the elliptical family (e.g., Gaussian, Student-t), which is characterized by its mean and covariance. Elliptical
distributions are fully characterized by their first two moments, which makes them particularly well-suited for
moment-based uncertainty modeling. Specifically, a distribution Q “ Egpµ,Σq is called elliptical if it admits a

3Formally, uniqueness holds µ-almost everywhere: if two maps both solve the Monge problem, then they agree except
possibly on a set of µ-measure zero.
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density of the form fpξq “ C detpΣq´1g
`

pξ ´ µqJΣ´1pξ ´ µq
˘

, where g is a nonnegative generator function
and C is a normalizing constant.
As we saw in the previous section, when p “ 2, the squared Wasserstein distance between two elliptical distributions
admits a closed-form lower bound known as the Gelbrich distance:

d2Gppµ,Σq, pµ1,Σ1qq “ }µ ´ µ1}2 ` TrpΣq ` TrpΣ1q ´ 2Tr
´

pΣ1{2Σ1Σ1{2q1{2
¯

, (20)

where pµ,Σq and pµ1,Σ1q are the mean-covariance pairs of two distributions.
Assuming elliptical structure, the Wasserstein ambiguity set can be projected onto the space of first and second
moments, yielding an elliptical uncertainty set [Nguyen et al., 2023]:

Uεppµ, pΣq “

!

pµ,Σq P Rm ˆ Sm
` : d2G

´

ppµ, pΣq, pµ,Σq

¯

ď ε2
)

. (21)

This construction offers two key advantages: (i) interpretability, as uncertainty is captured through shifts in mean
and covariance; and (ii) computational tractability, since Uε is a convex and compact set. Furthermore, when the
nominal distribution pPN itself is elliptical, the Wasserstein ambiguity set and the elliptical uncertainty set coincide
exactly, i.e., Bε,pppPN q “ Uεppµ, pΣq.

Empirical DRO. In contrast, empirical DRO makes no structural assumptions about the underlying data
distribution. Instead, the nominal distribution is the empirical measure:

pPN “
1

N

N
ÿ

i“1

δ
pξi
, (22)

where δ
pξi

denotes the Dirac measure at the i-th training sample pξi. A convenient reparameterization restricts
attention to ambiguity sets of perturbed empirical distributions of the form:

QpΘq “
1

N

N
ÿ

i“1

δ
pξi`θi

, (23)

where θi P Rm is a displacement vector applied to the i-th sample, and Θ “ pθ1, . . . , θN q P RmˆN is the
perturbation matrix. The Wasserstein constraint WppQpΘq, pPN q ď ε is then equivalent to:

1

N

N
ÿ

i“1

}θi}
p ď εp. (24)

For p “ 2, this simplifies to }Θ}F ď ε
?
N , where } ¨ }F denotes the Frobenius norm. This formulation offers

a clear geometric interpretation: empirical DRO controls the total amount of perturbation allowed on the data
samples, measured in aggregate via the Frobenius norm. As a result, optimization under empirical DRO can be
interpreted as finding decisions that are robust against small, localized deviations from the observed data points.

A.4 Theorems and Proofs

Proposition 1 (Consistency of Metric-based Abstraction Errors). Let an abstraction context pA, Iq and a
distribution q over Iℓ be given. Suppose DXh is a statistical divergence or distance between probability measures
satisfying DXhpp, qq “ 0 ðñ p “ q. If Mh is a pρ, ιq-approximate abstraction of Mℓ, then for all ρ P A and
q-almost surely, Mh and Mℓ are pρ, ιq-interventionally consistent; i.e. Eq. (2) holds.

Proof. We first consider the case where both aggregation functions g and h are realized as expectations. Specifically,
this transforms the environment-intervention error as follows:

eρ,ιτ pMℓ,Mhq “ EρPAEι„q

”

DXh

´

τ#pgℓ
ι#pρℓqq, gh

ωpιq#pρhq

¯ı

. (25)

By non-negativity of the divergence DXh , we have that for every fixed ρ P A, the inner expectation is non-negative.
Since the total abstraction error is assumed to be zero, it follows that for each ρ P A,

Eι„q

”

DXh

´

τ#pgℓ
ι#pρℓqq, gh

ωpιq#pρhq

¯ı

“ 0. (26)
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Taking the expectation of a non-negative random variable implies that

DXh

´

τ#pgℓ
ι#pρℓqq, gh

ωpιq#pρhq

¯

“ 0, q-almost surely (27)

Since DXhpp, qq “ 0 ðñ p “ q, we conclude that:

τ#pgℓ
ι#pρℓqq “ gh

ωpιq#pρhq q-almost surely for each fixed ρ P A. (28)

If either one or both of the aggregation functions g and h are realized as an essential supremum, the argument
becomes even simpler: since the supremum of a non-negative function is zero if and only if the function itself is
zero everywhere, we again conclude that

τ#
`

gℓ
ι#pρℓq

˘

“ gh
ωpιq#pρhq (29)

for all ρ P A q-almost surely.

Remark 3. The proof relies solely on the non-negativity of DXh and the fact that DXhpP,Qq “ 0 if and only if
P “ Q. Consequently, the proposition applies to a broad class of divergences and distances, including (but not
limited to) the Kullback–Leibler (KL) divergence, the Wasserstein distance Wp for any p ě 1, the Total Variation
distance, the Hellinger distance, and others.

Concentration Results for Joint Environments in Causal Abstraction In our causal abstraction setting, each
SCM is associated with its own environment: ρℓ for the low-level model and ρh for the high-level model. We
assume these environments are independent and define the joint environment as the product measure ρ “ ρℓ b ρh.
In practice, however, only empirical samples from each environment are available, leading to an empirical
joint distribution pρ “ pρℓ b xρh. It is therefore essential to quantify how well the empirical product distribution
approximates the true joint environment. To this end, we establish a concentration result in Wasserstein-2
distance, showing that, with high probability, the true joint environment ρ lies within a 2-Wasserstein product ball
centered at pρ for an appropriately chosen radius. This result provides the theoretical foundation for defining a
distributionally robust causal abstraction objective over joint uncertainty sets. In particular, the following theorems
provide principled guidelines for selecting the radius of the joint ambiguity set, ensuring that it contains the true
data-generating process. The results build upon: (a) the tensorization property of the Wasserstein distance [Villani
et al., 2009]; (b) concentration inequalities for elliptical and empirical distributions [Kuhn et al., 2019, Theorems
18 and 21] and the independence assumption between ρℓ and ρh. We first introduce the notion of a light-tailed
distribution, which characterizes the tail behavior necessary for applying the concentration results:
Definition A.1 (Light-tailed distribution). A probability distribution P over Rd is said to be α-light-tailed if there
exist constants α ą 0 and A ą 0 such that EP rexp p}ξ}α2 qs ď A, where ξ „ P.

Unlike in [Kuhn et al., 2019], where concentration is studied for a single distribution, our setting involves a product
of two independent distributions corresponding to the low- and high-level SCMs. Consequently, our concentration
theorems specifically account for this product structure.
Assumption 1. Both ρℓ and ρh are light-tailed distributions.

Theorem 1 (Gaussian ρ-Concentration) Let ρℓ „ N pµℓ,Σℓq and ρh „ N pµh,Σhq under Ass.1, let pρℓ and xρh

be the empirical distributions from Nℓ and Nh i.i.d. samples. Also, let ρ :“ ρℓ b ρh and pρ :“ pρℓ b xρh. Then,
@ d P tℓ, hu, there exist constants cd ą 0, depending only on the individual d-environment and confidence levels
ηd, such that @δ P p0, 1s, with δ “ 1 ´ p1 ´ ηℓqp1 ´ ηhq:

P rW2pρ, pρq ď ϵs ě 1 ´ δ, @ ϵ ě

d

ˆ

logpcℓ{ηℓq
?
Nℓ

˙2

`

ˆ

logpch{ηhq
?
Nh

˙2

Proof. Our goal is to identify a radius ϵ ą 0 such that:

P rW2pρ, pρq ď ϵs ě 1 ´ δ. (30)

Let the global event Ep :“ tW2pρ, pρq ď ϵu. From [Villani et al., 2009], we know that the squared 2-Wasserstein
distance tensorizes for product measures. That is, for ρ “ ρℓ b ρh and pρ “ pρℓ b xρh, we have:

W2
2 pρ, pρq “ W2

2 pρℓ, pρℓq ` W2
2 pρh,xρhq. (31)
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Therefore, the event Ep is equivalent to the event:
!

W2
2 pρℓ, pρℓq ` W2

2 pρh,xρhq ď ϵ2
)

(32)

Let us now define the per-component local events:

Eℓ :“ tW2pρℓ, pρℓq ď εℓu and Eh :“ tW2pρh,xρhq ď εhu. (33)

If the intersection event Eℓ X Eh occurs, then both W2
2 pρℓ, pρℓq ď ε2ℓ and W2

2 pρh,xρhq ď ε2h hold.

Summing these inequalities yields W2
2 pρℓ, pρℓq ` W2

2 pρh,xρhq ď ε2ℓ ` ε2h. By the tensorization property, this is
exactly the condition defining the event Ep and it suffices to select: ϵ2 “ ε2ℓ ` ε2h. Thus, the intersection event
Eℓ X Eh is a subset of the target event Ep:

Eℓ X Eh Ď Ep. (34)

Consequently, to establish a lower bound on PpEpq, it suffices to lower bound the probability of the intersection:

PpEpq ě PpEℓ X Ehq (35)

However, by construction, the empirical measures pρℓ and xρh are generated independently from ρℓ and ρh. Therefore,
the events Eℓ and Eh are statistically independent. This allows us to factor the probability of the intersection
according to the product rule for independent events:

PpEℓ X Ehq “ PpEℓqPpEhq. (36)

Next, from Theorem 21 of Kuhn et al. [2019], we have that for any confidence level ηi P p0, 1s:

PpEiq “ PpW2pρi, pρiq ď εiq ě 1 ´ ηi, (37)

whenever εi ě ε̃i “
logpci{ηiq

?
Ni

, for suitable constants ci ą 0 depending on the dimension and tail properties of
each distribution ρi.
Consequently, by substituting the Eq.s 36 and 37 into the inequality of Eq. 35, we obtain:

PpEpq ě PpEℓ X Ehq “ PpEℓqPpEhq ě p1 ´ ηℓqp1 ´ ηhq. (38)

Recalling that Ep “ tW2pρ, pρq ď
a

ε2ℓ ` ε2hu and by expressing the desired global confidence 1 ´ δ “

p1 ´ ηℓqp1 ´ ηhq4, we have shown:

P rW2pρ, pρq ď ϵs ě p1 ´ ηℓqp1 ´ ηhq “ 1 ´ δ. (39)

whenever ϵ ě
a

ε̃ℓ
2

` ε̃h
2, completing the proof.

Theorem 2 (Empirical ρ-Concentration) Let pρℓ and xρh empirical distributions, under Ass.1, from Nℓ and Nh i.i.d.
samples, with ρ :“ ρℓbρh and pρ :“ pρℓbxρh. Then, for @ d P tℓ, hu, there exist constants cd,1, cd,2 ą 0, depending
only on the individual d-environment and confidence levels ηd, such that @δ P p0, 1s, with δ “ 1´ p1´ηℓqp1´ηhq,
for Ndpc, ηq “ logpcd,1{ηq{cd,2, if we set:

ε̃d “

ˆ

logpcd,1{ηq

cd,2Nd

˙mint1{d,1{2u

if Nd ě Ndpc, ηq, or
ˆ

logpcd,1{ηq

cd,2Nd

˙1{αd

otherwise,

ùñ P rW2pρ, pρq ď ϵs ě 1 ´ δ, @ ϵ ě

b

ε̃ℓ
2

` ε̃h
2

Proof. The core structure of the proof follows exactly that of Theorem 1. Specifically, we define the global event
Ep :“ tW2pρ, pρq ď ϵu and local events Ed :“ tW2pρd, pρdq ď εdu, for d P tℓ, hu. Using the tensorization
property of W2

2 and the independence of the samples generating pρℓ and xρh, we arrive at the same intermediate
conclusion as in the proof of Theorem 1:

PpEpq ě PpEℓ X Ehq “ PpEℓqPpEhq, provided that ϵ2 “ ε2ℓ ` ε2h.

4A simple choice could be the uniform allocation, given by ηℓ “ ηd “ 1 ´ p1 ´ δq
1{2.
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The key difference from Theorem 1 lies in the specific concentration inequality used to bound the probabilities of
the local events PpEdq. Here, since ρℓd are assumed to be general light-tailed distributions, we apply Theorem 18
of Kuhn et al. [2019]. This theorem guarantees that for any ηd P p0, 1s, PpEdq “ PpW2pρd, pρdq ď εdq ě 1 ´ ηd,
provided that εd is chosen to be at least the threshold value ε̃d where:

ε̃d :“

$

’

’

’

&

’

’

’

%

ˆ

logpcd,1{ηdq

cd,2Nd

˙mint1{d,1{2u

if Nd ě Ndpc, ηq,

ˆ

logpcd,1{ηdq

cd,2Nd

˙1{αd

otherwise.

To achieve the overall confidence 1´δ, we select local confidence levels ηℓ, ηh P p0, 1s such that p1´ηℓqp1´ηhq “

1 ´ δ, and then by substituting the bounds PpEdq ě 1 ´ ηd into the combined probability inequality, we yield:
PpEpq ě p1 ´ ηℓqp1 ´ ηhq “ 1 ´ δ. (40)

Thus, the result P rW2pρ, pρq ď ϵs ě 1 ´ δ is established once again, whenever ϵ ě
a

ε̃ℓ
2

` ε̃h
2.

Remark 4. These results justify the use of joint Wasserstein ambiguity sets centered at the empirical product
environment. They ensure that, with high probability, the true environment lies within a ball of radius ϵ, allowing
us to formulate a robust abstraction objective that is consistent with finite-sample uncertainty. The construction is
especially well-suited for our setting, where only a single environment is available from each SCM.

A.5 The Joint Ambiguity Set

Here, we provide a visual and formal illustration of the construction of the joint ambiguity set used in our framework,
as described in the main text. Our goal is to introduce distributional robustness at the level of environments by
following the Distributionally Robust Optimization (DRO) paradigm. Since we assume access to a single observed
environment from each SCM (low-level and high-level), we model distributional uncertainty using a 2-Wasserstein
product ball centered at the empirical joint environment pρ that is formally defined as the joint ambiguity set:

Bϵ,2ppρq :“ Bεℓ,2p pρℓq ˆ Bεh,2pxρhq, (41)

where for each domain d P t|Mℓ|, |Mh|u, the marginal ambiguity set Bεd,2p pρdq is a 2-Wasserstein ball defined as

Bεd,2p pρdq “

!

ρ P PpUdq : W2pρ, pρdq ď εd

)

. (42)

Each radius εd controls the robustness level for the corresponding SCM, with larger values providing robustness to
broader shifts but may lead to more conservative solutions.

Construction Steps. Since we do not observe exogenous environments directly, we reconstruct them via
abduction. Specifically, given samples from the endogenous variables, we invert the reduced form of the SCMs to
recover approximate exogenous samples:

pgd
#q´1p xX dq « xUd, for d P t|Mℓ|, |Mh|u. (43)

In Linear Additive Noise (LAN) models with known structural coefficients, this inversion is exact. Otherwise, if
the structural functions must be estimated, the quality of the abduction depends on the estimation accuracy of
Linear Regression. After performing abduction, we form the empirical exogenous distributions xUℓ and xUh via
empirical measures:

xUℓ “
1

N

N
ÿ

i“1

δ
yuL
i

, xUh “
1

M

M
ÿ

j“1

δ
yuH
j

, (44)

where xuL
i and xuH

j denote the reconstructed exogenous samples at the low and high levels, respectively. Next, we
form the nominal joint distribution pρ :“ pρℓ b xρh by combining the empirical exogenous distributions. Finally, we
build the joint ambiguity set Bϵ,2ppρq by taking the product of two marginal Wasserstein balls. The ambiguity set
Bϵ,2ppρq allows us to find the worst-case joint environment ρ‹ “ ρℓ‹ b ρh‹ that maximizes the abstraction error
within the specified robustness radii. This captures the most adversarial distributional shift consistent with the
observed data and estimated environments. The radii εℓ and εh quantify the maximum deviation we aim to protect
against at each abstraction level. The full construction process, including the abduction, nominal estimation, and
radius selection steps, is illustrated in Fig. 5 for the case where low- and high-level environments are sampled
independently.
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Bϵ,2ppρq

Abduction Nominal Estimation Radius Selection

Figure 5: Construction of the joint ambiguity set Bϵ,2ppρq under the assumption of independently sampled
environments. The process involves abduction of exogenous variables, nominal empirical distribution estimation,
and selection of robustness radii.

A.6 Datasets

Simple Lung Cancer (SLC) Dataset The Simple Lung Cancer (SLC) dataset models the causal relationships
between three continuous variables: S denotes Smoking, T denotes Tar deposition in the lungs, and C denotes
Cancer development. In the low-level representation, smoking causes tar accumulation, which in turn causes
cancer. The high-level abstraction removes the intermediate variable T , resulting in a direct causal link between
smoking and cancer. The experiment includes a set of 6 distinct low-level and 3 high-level binary interventions.
The corresponding low-level and high-level causal graphs are shown in Fig. 6.

S T C S1 C 1

Low-Level: GMℓ High-Level: GMh

Figure 6: Low-level (GMℓ) and high-level (GMh) causal graphs for the Simple Lung Cancer (SLC) dataset. In
the high-level abstraction, the intermediate variable T (tar deposition) is omitted, resulting in a direct causal link
between smoking and cancer.

Linearized LUCAS (LiLUCAS) Dataset The Linearized LUCAS (LiLUCAS) dataset is a simplified, linearized
version of the LUng CAncer dataset (LUCAS)5, originally designed to simulate realistic causal relationships in
lung cancer diagnosis. The low-level model involves several continuous variables: SM denotes Smoking, GE
denotes Genetics, LC denotes Lung Cancer, AL denotes Allergy, CO denotes Coughing, and FA denotes Fatigue.
In the high-level abstraction, groups of variables are clustered into broader concepts: EN1 (Environment), GE1

(Genetics), and LC1 (Lung Cancer). It involves a set of 20 distinct low-level and 11 high-level binary interventions.
The underlying low-level and high-level causal graphs are shown in Fig. 7.

A.7 Additional experimental results and settings

We evaluate our framework across a diverse set of experimental settings of different representations of the
environment (Gaussian vs. empirical) and datasets. Fig. 8 provides an overview of the datasets, methods, and
evaluation metrics used in each setting.

A.7.1 Misspecifications and settings

Robustness to Distributional Shifts. We evaluate robustness using a unified and flexible framework based on a
Huber-style contamination model, applied to the held-out test data from each of the k cross-validation folds. The
methodology consists of data contamination, error computation, and a multi-level aggregation protocol.

1. Data Contamination. For a given clean interventional test set, Xtest,ι P Rntestˆd, we first generate a noisy
outlier set, X̃ι, by applying an additive stochastic shift. This is achieved by generating a noise matrix

5http://www.causality.inf.ethz.ch/data/LUCAS.html
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Low-Level: GMℓ High-Level: GMh

Figure 7: Low-level (GMℓ) and high-level (GMh) causal graphs for the Linearized LUCAS (LiLUCAS) dataset.
The abstraction groups variables related to environment, genetics, and disease outcomes, resulting in a simplified
causal structure.

Evaluation Setting

Gaussian Empirical

SLC

LiLUCAS

SLC

LiLUCAS

Methods:
DiRoCAεℓ,εh , Gradpτ,ωq,

Barypτ,ωq

Methods:
DiRoCAεℓ,εh (ours), Gradpτ,ωq,

Barypτ,ωq, AbsLinp, AbsLinn

Evaluation:
Abstraction Error eτ

with 2-Wasserstein dis-
tance (W2) for DXh ,

Evaluation:
Abstraction Error eτ

Frobenius distance (}A ´ B}F ) for DXh

Figure 8: Roadmap of experimental settings.

N P Rntestˆd, where each row is an independent sample from a specified distribution. While the main
text focuses on Gaussian noise (ni „ N p0, σ2

noise ¨ Iq), our framework also supports other distributions,
including heavy-tailed Student-t and skewed Exponential. The final contaminated test set, X̄ι, is then
formed as a convex combination of the clean and noisy data, governed by the contamination fraction
α P r0, 1s:

X̄ι “ p1 ´ αqXtest,ι ` αX̃ι. (45)

This process is controlled by two parameters: the fraction α (prevalence) and the noise scale σnoise
(magnitude).

2. Error Computation. For a single contaminated test set and a given abstraction map T, the abstraction
error is computed as the average distance between the transformed low-level and high-level samples,
averaged across all interventions ι P Iℓ:

Epτ, α, σnoiseq “ Eι„q

”

D
´

T X̄ℓ
ι , X̄

h
ωpιq

¯ı

. (46)

3. Experimental Protocol. To ensure statistically robust results, we perform a multi-level evaluation. The
full experiment is a nested procedure that iterates through a grid of contamination parameters (α and σ̃).
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H
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H
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Contaminated ω

Figure 9: Illustration of intervention map (ω) contamination. Left: the ground-truth mapping between low-level
interventions (ι) and high-level interventions (η). Right: a contaminated version where interventions have been
re-assigned to incorrect counterparts of similar complexity (e.g., ωpι1q “ η2 instead of η1) shown in red.

For each point on this grid, our protocol yields a total of m ˆ k individual error measurements (one for
each of the m random samples on each of the k data splits). The final "Robustness Curves" visualize the
mean error, averaged over both samples and folds, as a function of the contamination parameters.

Robustness to Model Misspecification. Beyond robustness to environmental shifts, we evaluate our method’s
resilience to violations of core modeling assumptions. We challenge two critical assumptions: (a) the linearity of the
structural functions (F -misspecification), and (b) the correctness of the intervention mapping (ω-misspecification).

• F-misspecification. To test robustness against violations of the linearity assumption, we evaluate our
linearly-trained models on test data generated from fundamentally non-linear SCMs. Crucially, these
new SCMs share the same causal graph, intervention sets, and underlying environments as those used
in training. However, we define a new structural non-linear equations fNL, controlled by a strength
parameter k P R:

Xj “ k ¨ fNLpPapXjqq ` Uj . (47)

For each strength level k, we simulate a brand new, ground-truth non-linear test set from this SCM and
compute the abstraction error. The main text reports the results for k “ 1 using a sinusoidal function.
Here we also provide full robustness curves showing the error as a function of k P r0, 100s for both sin
and tanh non-linearities in Figures 12 and 13 respectively.

• ω-misspecification. To test robustness to an incorrect intervention mapping, we contaminate the
ground-truth ω map using a semantic corruption strategy. For a given number of misalignments, we
randomly select a subset of low-level interventions and re-assign each one to an incorrect high-level
counterpart of similar complexity (i.e., one that intervenes on a similar number of variables), with a
fallback to the nearest complexity neighbor if an exact match is not available within a specified delta. An
illustration of this semantic ω-misspecification process is provided in Figure 9.

Implementation and Optimization Details. All models were trained on a MacBook Air (13-inch, M1,
2020) equipped with an Apple M1 chip and 16 GB of unified memory, running macOS Monterey version 12.3.
Performance is evaluated using a k-fold cross-validation scheme (with k “ 5) on the 10,000 generated samples
for each intervention in both LiLUCAS and SLC. In DiRoCA each iteration comprises 5 minimization and 2
maximization steps. Finally, we monitored convergence by tracking the absolute change in the objective value
across successive epochs, and the optimization is terminated once this change falls below a fixed threshold of
10´4, ensuring numerical stability while avoiding unnecessary computation.

A.7.2 Results

Below, we present the full experimental results as outlined in the experiments roadmap (Fig. 8). All bolded
values in the tables indicate statistically significant differences, determined using paired t-tests with a significance
threshold of p ă 0.05.
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Table 3: Abstraction error and std under α “ 0 and α “ 1 for SLC and LiLUCAS. Top: Gaussian setting with
pε‹

ℓ , ε
‹
hq “ p0.11, 0.11q. Bottom: Empirical setting with pε‹

ℓ , ε
‹
hq “ p0.10, 0.03q

Method α “ 0 α “ 1 α “ 0 α “ 1

SLC LiLUCAS
Gaussian

Barypτ,ωq 2.63 ˘ 0.01 8.43 ˘ 0.01 5.75 ˘ 0.01 55.11 ˘ 0.02
Gradpτ,ωq 1.25 ˘ 0.01 6.74 ˘ 0.00 5.45 ˘ 0.02 64.73 ˘ 0.03
DiRoCAε‹

ℓ ,ε
‹
h

2.67 ˘ 0.02 11.28 ˘ 0.01 5.86 ˘ 0.01 61.86 ˘ 0.02
DiRoCA1,1 2.01 ˘ 0.01 4.14 ˘ 0.01 6.97 ˘ 0.03 48.05 ˘ 0.02
DiRoCA2,2 1.74 ˘ 0.01 2.37 ˘ 0.01 5.53 ˘ 0.03 25.79 ˘ 0.01
DiRoCA4,4 1.90 ˘ 0.01 2.59 ˘ 0.01 6.81 ˘ 0.03 22.99 ˘ 0.01
DiRoCA8,8 1.90 ˘ 0.01 2.59 ˘ 0.01 6.81 ˘ 0.03 23.00 ˘ 0.01

Empirical
Barypτ,ωq 86.46 ˘ 0.15 650.33 ˘ 0.69 561.19 ˘ 3.49 3804.18 ˘ 4.39
Gradpτ,ωq 57.04 ˘ 0.28 392.95 ˘ 0.30 309.82 ˘ 1.71 1290.65 ˘ 1.52
AbsLinp 89.29 ˘ 0.24 678.89 ˘ 0.71 399.21 ˘ 1.63 2189.48 ˘ 2.15
AbsLinn 91.67 ˘ 0.29 640.45 ˘ 0.68 354.31 ˘ 1.46 1878.96 ˘ 1.55
DiRoCAε‹

ℓ ,ε
‹
h

88.39 ˘ 0.14 674.40 ˘ 0.74 470.13 ˘ 3.65 2928.40 ˘ 3.41
DiRoCA1,1 59.08 ˘ 0.33 388.73 ˘ 0.31 332.96 ˘ 2.98 1385.36 ˘ 1.58
DiRoCA2,2 58.86 ˘ 1.26 357.93 ˘ 1.72 315.21 ˘ 7.93 1102.80 ˘ 18.15
DiRoCA4,4 58.87 ˘ 1.25 357.93 ˘ 1.72 311.19 ˘ 8.01 981.61 ˘ 18.29
DiRoCA8,8 58.89 ˘ 1.21 358.20 ˘ 1.67 311.43 ˘ 8.18 987.53 ˘ 17.81

Figure 10: Robustness to outlier fraction (α) on the SLC (top) and LiLUCAS (bottom) experiments for the
Gaussian (left) and Empirical (right) settings. The evaluation is performed at a fixed Gaussian noise intensity
(σ̃ “ 5.0 for SLC and σ̃ “ 10.0 for LiLUCAS)
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Figure 11: Robustness to Gaussian noise intensity (σ̃) on the SLC (top) and LiLUCAS (bottom) experiments
for the Gaussian (left) and Empirical (right) settings. The evaluation is performed at a fixed outlier fraction of
α “ 1.0 (fully noisy data).

Table 4: Average abstraction error (mean ˘σ) under model F-misspecification with sin nonlinearity for the
Gaussian setting with pε‹

ℓ , ε
‹
hq “ p0.11, 0.11q and the empirical setting with pε‹

ℓ , ε
‹
hq “ p0.10, 0.03q.

Method SLC LiLUCAS
Gaussian Empirical Gaussian Empirical

Barypτ,ωq 1.10 ˘ 0.02 185.84 ˘ 1.50 4.25 ˘ 0.01 578.80 ˘ 1.25
Gradpτ,ωq 2.96 ˘ 0.01 138.33 ˘ 0.96 5.86 ˘ 0.03 338.74 ˘ 1.01
AbsLinp n/a 198.39 ˘ 1.70 n/a 430.34 ˘ 1.24
AbsLinn n/a 190.58 ˘ 1.67 n/a 381.32 ˘ 1.92
DiRoCAε‹

ℓ ,ε
‹
h

0.40 ˘ 0.02 191.68 ˘ 1.54 6.01 ˘ 0.03 500.10 ˘ 1.44
DiRoCA1,1 1.79 ˘ 0.02 137.37 ˘ 0.92 5.98 ˘ 0.03 353.61 ˘ 1.83
DiRoCA2,2 1.43 ˘ 0.01 135.34 ˘ 0.51 3.99 ˘ 0.03 333.02 ˘ 9.86
DiRoCA4,4 2.19 ˘ 0.02 135.34 ˘ 0.50 4.63 ˘ 0.03 327.42 ˘ 9.15
DiRoCA8,8 2.19 ˘ 0.02 135.32 ˘ 0.52 4.63 ˘ 0.03 327.64 ˘ 9.00

Table 5: Average abstraction error (mean ˘σ) under model F-misspecification with tanh nonlinearity for the
Gaussian setting with pε‹

ℓ , ε
‹
hq “ p0.11, 0.11q and the empirical setting with pε‹

ℓ , ε
‹
hq “ p0.10, 0.03q.

Method SLC LiLUCAS
Gaussian Empirical Gaussian Empirical

Barypτ,ωq 1.22 ˘ 0.01 186.94 ˘ 1.39 3.85 ˘ 0.01 564.09 ˘ 1.81
Gradpτ,ωq 2.99 ˘ 0.01 140.07 ˘ 0.87 5.42 ˘ 0.04 338.69 ˘ 0.93
AbsLinp n/a 195.23 ˘ 1.62 n/a 444.13 ˘ 1.27
AbsLinn n/a 191.79 ˘ 1.57 n/a 386.72 ˘ 2.03
DiRoCAε‹

ℓ ,ε
‹
h

0.55 ˘ 0.01 192.73 ˘ 1.44 5.61 ˘ 0.04 486.29 ˘ 1.89
DiRoCA1,1 2.05 ˘ 0.02 138.89 ˘ 0.84 5.86 ˘ 0.04 352.50 ˘ 1.84
DiRoCA2,2 1.57 ˘ 0.01 136.98 ˘ 0.42 4.08 ˘ 0.03 333.73 ˘ 8.63
DiRoCA4,4 2.32 ˘ 0.02 136.99 ˘ 0.42 4.96 ˘ 0.03 328.82 ˘ 8.26
DiRoCA8,8 2.32 ˘ 0.02 136.92 ˘ 0.45 4.96 ˘ 0.03 329.04 ˘ 8.12
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Figure 12: Abstraction error comparison as a function of the nonlinearity strength parameter k, which controls
the strength of the nonlinear component (sin) in the data generation process. The figure shows results for both
Gaussian (left) and empirical (right) data distributions in the SLC (top) and LiLUCAS (bottom) settings.

Figure 13: Abstraction error comparison as a function of the nonlinearity strength parameter k, which controls
the strength of the nonlinear component (tanh) in the data generation process. The figure shows results for both
Gaussian (left) and empirical (right) data distributions in the SLC (top) and LiLUCAS (bottom) settings.
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Table 6: Average abstraction error (mean ˘σ) under intervention mapping ω-misspecification for the Gaussian
setting with pε‹

ℓ , ε
‹
hq “ p0.11, 0.11q and the empirical setting with pε‹

ℓ , ε
‹
hq “ p0.10, 0.03q.

Method SLC LiLUCAS
Gaussian Empirical Gaussian Empirical

Barypτ,ωq 2.77 ˘ 0.00 100.98 ˘ 0.24 5.86 ˘ 0.03 548.55 ˘ 2.48
Gradpτ,ωq 0.71 ˘ 0.00 50.39 ˘ 0.15 5.63 ˘ 0.03 305.46 ˘ 1.31
AbsLinp n/a 111.24 ˘ 0.17 n/a 414.62 ˘ 1.09
AbsLinn n/a 105.50 ˘ 0.14 n/a 359.45 ˘ 1.44
DiRoCAε‹

ℓ ,ε
‹
h

2.57 ˘ 0.02 105.03 ˘ 0.24 6.08 ˘ 0.03 459.06 ˘ 2.80
DiRoCA1,1 1.54 ˘ 0.00 46.21 ˘ 0.14 7.16 ˘ 0.03 326.56 ˘ 2.59
DiRoCA2,2 1.48 ˘ 0.01 39.16 ˘ 2.75 5.55 ˘ 0.03 308.52 ˘ 8.54
DiRoCA4,4 1.43 ˘ 0.00 39.16 ˘ 2.75 6.86 ˘ 0.02 304.11 ˘ 7.76
DiRoCA8,8 1.43 ˘ 0.00 39.28 ˘ 2.51 6.86 ˘ 0.02 304.32 ˘ 7.83

Figure 14: Robustness to outlier fraction (α) on the SLC (top) and LiLUCAS (bottom) experiments for the
Gaussian (left) and Empirical (right) settings. The evaluation is performed at a fixed Exponential noise intensity
(σ̃ “ 5.0 for SLC and σ̃ “ 10.0 for LiLUCAS)
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Figure 15: Robustness to Exponential noise intensity (σ̃) on the SLC (top) and LiLUCAS (bottom) experiments
for the Gaussian (left) and Empirical (right) settings. The evaluation is performed at a fixed outlier fraction of
α “ 1.0 (fully noisy data).

Figure 16: Robustness to outlier fraction (α) on the SLC (top) and LiLUCAS (bottom) experiments for the
Gaussian (left) and Empirical (right) settings. The evaluation is performed at a fixed Student-t noise intensity
(σ̃ “ 5.0 for SLC and σ̃ “ 10.0 for LiLUCAS)
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Figure 17: Robustness to Student-t noise intensity (σ̃) on the SLC (top) and LiLUCAS (bottom) experiments
for the Gaussian (left) and Empirical (right) settings. The evaluation is performed at a fixed outlier fraction of
α “ 1.0 (fully noisy data).

A.8 Optimization

A.8.1 Distributionally Robust Causal Abstraction Learning (DiRoCA)

In this section, we provide a detailed analytical presentation of the optimization procedures of DiRoCA, both for
the Gaussian and empirical settings.

Gaussian case. Recall that in the Gaussian case DiRoCA solves the following constrained min-max optimization
problem:

min
TPRhˆℓ

max
µℓ,Σℓ

µh,Σh

Eι„q

”

W2
2

`

N pTLιµ
ℓ,TLιΣ

ℓLJ
ι TJ

q, N pHωpιqµ
h,HωpιqΣ

hHJ
ωpιqq

˘

ı

(48)

supported by the environmental uncertainty constraints:

W2
2 pN pµℓ,Σℓq, N p pµℓ, xΣℓqq ď ε2ℓ , W2

2 pN pµh,Σhq, N pxµh, xΣhqq ď ε2h (49)

where pµℓ, xΣℓ, xµh, xΣh are empirical estimates from observed data. Since we work with Markovian SCMs, the
exogenous variables are jointly independent, which implies that their covariance matrices are diagonal. This
structural property simplifies the form of the Wasserstein constraints, allowing them to be expressed as:

}µℓ ´ pµℓ}22 ` }Σℓ1{2
´ xΣℓ

1{2
}22 ď ε2ℓ and }µh ´ xµh}22 ` }Σh1{2

´ xΣh
1{2

}22 ď ε2h (50)

Expanding the Gelbrich formula for the Gaussian 2-Wasserstein distance, the objective decomposes as:

F pT, µℓ,Σℓ, µh,Σhq “ Eι„q

”

}TLιµ
ℓ ´ Hωpιqµ

h}22 ` TrpTLιΣ
ℓLJ

ι TJ
q ` TrpHωpιqΣ

hHJ
ωpιqq

loooooooooooooooooooooooooooooooooooooooooooooomoooooooooooooooooooooooooooooooooooooooooooooon

Fspsmooth termq

ı

(51)

´Eι„q

”

2Tr
`

pHωpιqΣ
hHJ

ωpιqq1{2pTLιΣ
ℓLJ

ι TJ
qpHωpιqΣ

hHJ
ωpιqq1{2

˘1{2

looooooooooooooooooooooooooooooooooooooooooooooomooooooooooooooooooooooooooooooooooooooooooooooon

Fnpnon-smooth termq

ı

(52)
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We rewrite the objective as the sum of a smooth component Fs capturing the quadratic terms and a non-smooth
component Fn capturing the last trace term. Thus the objective becomes:

min
T

max
µℓ,Σℓ,µh,Σh

FspT, µ
ℓ,Σℓ, µh,Σhq ` FnpT,Σℓ,Σhq (53)

Let Sℓ “ TLιΣ
ℓLJ

ι TJ and Sh “ HωpιqΣ
hHJ

ωpιq. Then the non-smooth term simplifies as:

Tr

ˆ

´

S
1{2
h SℓS

1{2
h

¯1{2
˙

“ }S
1{2
ℓ S

1{2
h }˚ (54)

To handle the non-smoothness of the nuclear norm in optimization, we use the variational characterization from
Srebro et al. [2004]. For any matrix X “ UV J,

}X}˚ “ min
U,V :

X“UV J

}U}F}V }F (55)

In our case:
}S

1{2
ℓ S

1{2
h }˚ ď }S

1{2
ℓ }F}S

1{2
h }F (56)

Applying this inequality, we upper bound the non-smooth term, allowing the optimization to proceed efficiently
using standard gradient and proximal-gradient methods. Specifically, we maximize a surrogate lower bound
F̃ ď F :

F̃ – FspT, µ
ℓ,Σℓ, µh,Σhq ` F˚

n pT,Σℓ,Σhq (57)

where F˚
n pT,Σℓ,Σhq “ ´}pTLιΣ

ℓLJ
ι TJ

q1{2}F}pHωpιqΣ
hHJ

ωpιqq1{2}F.

The optimization algorithm alternates between updating T via gradient descent on (51), and updating the moments
pµℓ,Σℓq, pµh,Σhq via proximal-gradient ascent on (57) (see Algorithm 2). Figures 18a and 18b provide a visual
illustration, showing the initial empirical distribution (N ppµ, pΣq) and the final worst-case distribution (N pµ‹,Σ‹q)
learned by the adversary for our two experimental datasets.
Note 1. The proximal operator of the Frobenius norm of a matrix A P Rmˆn is given as

proxλ}¨}F
pAq “

#
´

I ´ λ
}A}F

¯

A, if }A}F ą λ

0, otherwise
. (58)

Here A denotes the square root of the transformed covariance matrices (e.g.,pTLιΣ
ℓLJ

ι TJ
q1{2 and

pHωpιqΣ
hHJ

ωpιqq1{2).

Note 2. The projection operation projW2ďεh
p¨, ¨, ¨, ¨q enforces the Wasserstein constraints:

W2
2

`

N pµ,Σq, N pµ̂, Σ̂q
˘

ď ε2 via projection onto a Gelbrich ball. (59)
This is done iteratively using the update:

pµ,Σq Ð µ̂ ` αpµ ´ µ̂q, Σ̂1{2 ` αpΣ1{2 ´ Σ̂1{2q (60)

with scaling factor α “ ϵ{W2
2 ppµ,Σq, pµ̂, Σ̂qq.

Empirical case. When there are no structural assumptions about the distributional form of the environment,
the empirical formulation provides a fully data-driven robust alternative, particularly useful when the low- and
high-level environments are available only through finite samples. In this case, we introduce perturbation matrices
Θd P RNdˆd over the empirical exogenous samples and define ρdpΘdq “ 1

Nd

řNd

i“1 δpui`θi . The objective then
measures the squared Frobenius discrepancy between the perturbed distributions of the two SCMs:

F pT,Θℓ,Θhq :“ Eι„q

„

›

›

›
T LιpU

ℓ
`Θℓq ´ HωpιqpUh

`Θhq

›

›

›

2

F

ȷ

, (61)

where Uℓ,Uh are the empirical exogenous samples for Mℓ and Mh, respectively. The perturbations capture
adversarial shifts around these nominal empirical distributions. A proposed reparameterization reduces the
Wasserstein ambiguity sets to constrained Frobenius norm balls [Kuhn et al., 2019]:

}Θℓ}F ď εℓ
a

Nℓ, }Θh}F ď εh
a

Nh (62)
We solve this via alternating projected gradient descent. The optimization alternates between updating the
abstraction map T with gradient descent and the adversarial perturbations of the samples through projected
gradient ascent. Specifically,
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(a) Low-level SCM (Mℓ)

(b) High-level SCM (Mh)

Figure 18: Marginal noise distributions for each variable in the low-level (top) and high-level (bottom) SCMs
of the SLC dataset. In each subplot, the solid blue curve represents the initial empirical noise distribution, and
the dashed purple curve shows the corresponding worst-case distribution obtained via the distributionally robust
optimization.

• Minimization step (updating T): Fix perturbations pΘℓ,Θhq applied to the samples and perform
gradient descent to update the abstraction map T by minimizing the empirical loss.

• Maximization step (updating perturbations Θℓ,Θh): Fix T and perform adversarial updates to the
perturbations:

– Perturbations Θℓ are added to U ℓ and Θh to Uh.
– Gradient ascent steps are performed to maximize the abstraction error.
– After each ascent step, perturbations are projected onto Frobenius norm balls to ensure they lie within

a fixed robustness radius (εℓ for Θ, εh for Θh), enforcing constraints derived from the Wasserstein
DRO ambiguity sets.

A.8.2 Barycentric Abstraction Learning (Barypτ,ωq).

We also consider an abstraction learning method based on barycentric aggregation of interventional distributions,
inspired by Felekis et al. [2024]. In the case where the environments are Gaussian distributions, the key idea is
to aggregate the different interventional distributions at both the low- and high-level SCMs into representative
barycentric means and covariances, project the low-level distribution into the high-level space, and then minimize
the Wasserstein distance between these two distributions.
Formally, given mixing matrices tLιuιPIℓ and tHηuηPIh corresponding to the low- and high-level SCMs under
interventions, we define the barycentric mean at each level according to Eq. 16:

µℓ
bary “

1

|Iℓ|

ÿ

ιPIℓ

Lιµ
ℓ
U , µh

bary “
1

|Ih|

ÿ

ηPIh

Hηµ
h
U . (63)

The barycentric covariance at the low level, Σℓ
bary, is obtained as the Wasserstein barycenter of the set

tLιΣ
ℓ
UL

J
ι uιPIℓ , solving the fixed-point equation from Eq. 17:

Σℓ
bary “

1

|Iℓ|

ÿ

ιPIℓ

λι

´

Σℓ
bary

1{2
`

LιΣ
ℓ
UL

J
ι

˘

Σℓ
bary

1{2
¯1{2

, (64)
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(a) Low-level SCM (Mℓ)

(b) High-level SCM (Mh)

Figure 19: Marginal noise distributions for each variable in the low-level (top) and high-level (bottom) SCMs of
the LiLUCAs dataset. In each subplot, the solid blue curve represents the initial empirical noise distribution, and
the dashed purple curve shows the corresponding worst-case distribution obtained via the distributionally robust
optimization.

The barycentric covariance Σh
bary at the high level is computed analogously over the set tHηΣ

h
UH

J
η uηPIh . To

map from the low-level to the high-level space, we first project the low-level barycentric distribution onto the
high-level dimension. Specifically, letting V P Rℓˆh denote the projection matrix, obtained via PCA, we define
the projected mean and covariance:

µℓ
proj “ V Jµℓ

bary, Σℓ
proj “ V JΣℓ

baryV. (65)

Consequently, by defining the abstraction map as the optimal transport Monge map between the distributions
N pµℓ

proj,Σ
ℓ
projq andN pµh

bary,Σ
h
baryq, from Eq. 12, since both distributions are Gaussian, this admits the following

closed-form expression:

T pxq “ µh
bary ` Apx ´ µℓ

projq, where A “ Σh
bary

1{2
`

Σℓ
proj

˘´1{2
. (66)

Finally, since we initially projected the low-level distribution, the full transformation matrix is:

T “ AV J, (67)

In both cases, the resulting abstraction approximately aligns the barycentric summaries of the low- and high-level
interventional distributions.
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In the setting where only empirical samples of the environments are available and no structural assumptions are
made about their underlying distributions, we simply take the arithmetic mean across all the interventions of the
mixing matrices Lbary and Hbary and propagate the exogenous datasets Uℓ and Uh through them and solve with
gradient descent the following problem:

min
TPRhˆℓ

›

›

›
T LbarypUℓ

q ´ HbarypUh
q

›

›

›

2

F
(68)

While Barypτ,ωq is computationally efficient, it does not explicitly optimize robustness to distributional shifts,
unlike DiRoCA.
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Algorithm 2 Gaussian DiRoCA

1: Input: Sℓ,Sh, Iℓ, Ih, ω : Iℓ Ñ Ih, samples from PMℓ
ι
pX ℓq,PMh

ωpιq
pX hq

2: pρℓ „ N p pµℓ, xΣℓq Ð pgℓ
#pPMℓqq´1 Ź Abduction for Mℓ

3: xρh „ N pxµh, xΣhq Ð pgh
#pPMhqq´1 Ź Abduction for Mh

4: ϵ Ð from Theorem 1 Ź Compute robustness radius
5: Bϵ,2ppρq Ð Bεℓ,2p pρℓq ˆ Bεh,2pxρhq

6: Initialize: Tp0q
P Rhˆℓ,ρp0q “ N pµℓp0q,Σℓp0qq b N pµhp0q,Σhp0qq, ηT, ηρ, kmin, kmax

7: repeat Ź min-max iterations
8: for kmin steps do Ź Gradient descent: Update abstraction T

9: Tpt`1q
Ð Tptq

´ηT ¨ ∇TF pTptq, ρptqq

10: end for
11: for kmax steps do Ź Proximal-gradient Ascent: Update joint environment ρ
12: µℓpt`1q Ð µℓptq ` ηρ ¨ ∇µℓF pµℓ,Tpt`1q

q

13: µhpt`1q Ð µhptq ` ηρ ¨ ∇µhF pµh,Tpt`1q
q

14: Σℓpt` 1
2 q Ð Σℓptq ` ηρ ¨ ∇Σℓ F̃ pτ pt`1q, ρptqq

15: Σℓpt`1q Ð proxλℓ
pΣℓpt` 1

2 qq Ź Proximal step
16: Σhpt` 1

2 q Ð Σhptq ` ηρ ¨ ∇Σh F̃ pτ pt`1q, ρptqq

17: Σhpt`1q Ð proxλh
pΣhpt` 1

2 qq Ź Proximal step
18: pµℓpt`1q,Σℓpt`1qq Ð projW2ďεℓ

pµℓpt`1q,Σℓpt`1q, pµℓ, xΣℓq Ź Project to Gelbrich ball
19: pµhpt`1q,Σhpt`1qq Ð projW2ďεh

pµhpt`1q,Σhpt`1q, xµh, xΣhq Ź Project to Gelbrich ball
20: ρpt`1q Ð N pµℓpt`1q,Σℓpt`1qq b N pµhpt`1q,Σhpt`1qq

21: end for
convergence

22: return T‹
P Rhˆℓ,ρ‹ “ ρ‹ℓ b ρ‹h

34



Distributionally Robust Causal Abstractions

Algorithm 3 Empirical DiRoCA

1: Input: Sℓ,Sh, Iℓ, Ih, ω : Iℓ Ñ Ih, samples from PMℓ
ι
pX ℓq,PMh

ωpιq
pX hq

2: pρℓ “ 1
Nℓ

řNℓ

i“1 δxuℓ
i

Ð L´1X ℓ Ź Abduction for Mℓ

3: xρh “ 1
Nh

řNh

i“1 δxuh
i

Ð H´1X h Ź Abduction for Mh

4: pρ Ð pρℓ b xρh Ź Joint environment
5: ϵ Ð from Theorem 2 Ź Robustness radius
6: Initialize: Tp0q,Θ

p0q

ℓ ,Θ
p0q

h

7: ρℓp0q “ 1
Nℓ

řNℓ

i“1 δ
puℓ
i`θ

ℓp0q

i

8: ρhp0q “ 1
Nh

řNh

i“1 δ
puh
i `θ

hp0q

i

9: ρp0q Ð ρℓp0q b ρhp0q

10: repeat Ź min-max iterations
11: for kmin steps do Ź Gradient descent: Update abstraction T

12: Tpt`1q
Ð Tptq

´η∇TF pTptq,Θ
ptq
ℓ ,Θ

ptq
h q

13: end for
14: for kmax steps do Ź Gradient Ascent: Update joint environment ρ
15: Θtemp

ℓ Ð Θ
ptq
ℓ ` η∇Θℓ

F pTpt`1q,Θ
ptq
ℓ ,Θ

ptq
h q

16: Θ
pt`1q

ℓ Ð proj}¨}F ďεℓ
?
Nℓ

pΘtemp
ℓ q Ź Project onto Frobenious norm ball

17: Θtemp
h Ð Θ

ptq
h ` η∇Θh

F pTpt`1q,Θ
ptq
ℓ ,Θ

ptq
h q

18: Θ
pt`1q

h Ð proj}¨}F ďεh
?
Nh

pΘtemp
h q Ź Project onto Frobenious norm ball

19: ρℓpt`1q Ð 1
Nℓ

řNℓ

i“1 δ
puℓ
i`θ

ℓpt`1q

i

20: ρhpt`1q Ð 1
Nh

řNh

i“1 δ
puh
i `θ

hpt`1q

i

21: ρpt`1q Ð ρℓpt`1q b ρhpt`1q

22: end for
convergence

23: return T‹
P Rhˆℓ,ρ‹

35


	Introduction
	Background
	Distributionally Robust Causal Abstractions
	Learning Distributionally Robust Causal Abstractions
	Experimental Results
	Conclusion
	Supplemental material
	Relation to existing CA frameworks.
	The Wasserstein Distance
	Distributionally Robust Optimization (DRO)
	Theorems and Proofs
	The Joint Ambiguity Set
	Datasets
	Additional experimental results and settings
	Misspecifications and settings
	Results

	Optimization
	Distributionally Robust Causal Abstraction Learning (DiRoCA)
	Barycentric Abstraction Learning (Bary[]).



